This paper proposes a test for the equality of nonparametric regression curves that does not depend on the choice of a smoothing number. The test statistic is a weighted empirical process easy to compute. It is powerful under alternatives that converge to the null at a rate n· I12 • The disturbance [ distributions are arbitrary and possibly unequal, and conditions on the regressors distribution are very mild. A simulation study demonstrates that the test enjoys good level and power propenies in small samples. We also study extensions to multiple regression, and testing the equality of several regression curves.
INTRODUCTION.
This article proposes a test for the equality of regression curves of unknown functional form. The problem is well motivated and has been already investigated using smooth nonparametric estimates of the regression curve:
[ King (1989) . Hirdle and Marron (1990) . Hall and Hart (1990) and King et al (1991) among others. These tests need to choose a smoothing constant for constructing the nonparametric estimates, and their power properties generally depend on this choice. Statistics based on automatically chosen smoothing numbers are computationally demanding. and their asymptotic properties are [ difficult to justify.
Among the above mentioned papers. Hall and Hart (1990) The marginal distribution function of X is continuous. and 9yC.) and 9zLl are continuous on X. where Pr(XE X)-10. We also assume that the regression errors. Z-9 (X) and Y-9 (X). are independent of X and may have different 
where ·w.p.l' means convergence with probability 1. under HI' The scale estimate on the L.H.S. of (2.2) has been also used by Rice (1984) . Hall and Hart (1990) . and King et. a1. (1990. By KLLN
Since C(t» 0 for some t under the alternative hypothesis, Tn diverges to
In 1nl Y at a ra e n . The null hypothesis Ho will be rejected at the «-level of significance when T > T . The critical values and p-values can be easily obtained using the fact n « .
[ that (see Shorack and Weliner 1986 and T = 3.4808.
•001
Consider local alternatives in the fixed design case In a second set of experiments. observations are generated according to (3.1), but the design is random. X( lid N(O.I). Table 2 Table   1 . because (iv) and (v) are much closer to the null than in the above set of experiments. This is why we also report results for alternative (vil. For this alternative, the power of the test is reasonably good.
and OH). Under alternatives Ov) and (v). power is lower than in
rl ....~
FINAL REMARKS
We have obtained an asymptotic test for detecting a difference between nonparametric regression curves that works well in small samples, and does not depend on the choice of a smoothing number.
The test can be implemented for testing the equality of several regression 
The test statistic is [
